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The objective of this research is to compare the predicted values of dependent variable using
modkels selected by Bayesian variable selection (BS), Backward elimination (BE) and Stepwise regression ()
with Hierachical polynomial regression. Under consiceration in this research are the following:  The highest
numeers of independent variables for cependent variable generating (MB) and initial mocel builcing (MI) are
1234 5and6.  The highest exponent of hierachical polynomial term is 2nd. - Random error distributions
are normal with mean zero and standard deviations 5, 10, 20 and 25 Sample sizes are 25, 50, 75 and 100,
Significant levels are 001 and 0.05. Bayesian hyperparameters {(7ni , ¢) are (L5), (1,10), (10,200) and
(10,500).  The criterion of comparison is average mean souare error (AMSE). - The data are obtained through
simulation using a Monte Carlo technique and repeating 200 times for each case.

The results of this research are as follows: When using optimel model, MI - MB =0, or overfitted
model, MI - MB >0, BS gives consistent predicted values of dependent variable and minimum AMSE.  When
using underfitted model, MI - MB <0, BS gives minimum AMSE in cases where the standard deviation of
the random error is small and the sample size is large.  Higher significant level, supports  and BE to
give minimum AMSE. Lower hyperparameters of BS are{(p i , ¢) Which support BS gives minimum AMSE

Standard  deviation of - random error, number of variables in MB - and the difference in the
number of variables in MI and MB (MI - MB) affected AMSE, respectively. AMSE is decreased when sample
Size increased.  The higher significant level decreased affected the AMSE of BEand  decreased but did not
affect the AMSE of BS.
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